INTRODUCTION
Various invariance and central limit theorems for sums of stationary ergodic processes have been obtained by showing the process to be homologous (see Gordin [4] or Bowen [2] ) to a stationary ergodic martingale difference process. The central limit theorem of Billingsley ( and Ibragimov, see [1] ) for such processes can then be applied. This theorem is proved by showing that stationary ergodic martingale differences in L2 satisfy the Lindeberg-Lévy conditions for asymptotic normality of martingales (see Scott [5] with the correct joint distribution, and a standard Brownian motion 8(t), t ~ 0, starting at zero, and independent of (...,X-2,X-l,Xo). given (..., X-l,Xo,XI,...). Hence, by Kolmogorov's 0-1 law (because of (v)), the average is measurable (..., X -1 ...X o ,X..,...). 1
But as such, it is an invariant function because the shifted X sequence can be realized as the above construction is read from the second step onwardsl the average will thus be unchanged. Since Ef(B(')), which implies the convergence of the full sequence and therefore the convergence in distribution.
